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Dear Ms. Boyd and Mr. Arnett:
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South Carolina Electric & Gas Company
Risk Management Program Adjustments
For March 2010

Docket 2006-144-G Docket 2006-5-G
Order 2006-331 Order 2006-679 Current Month

Inception To

Date

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

579.00 22, 131.54

134,214.61

103,500.00

84,652.35

307,740.99

232.96

1,088.86

31.79

22, 943.50

134,214.61

103,500.00

85,741.21

307,772.78

Non Hedging Addition to Cost of Gas

Hedging Additions I (Subtractions)

579.00 652,239.49

2,337,480.00 44, 893,544.40

1,353.61 654, 172.10

281,970.00 47,512,994.40

Total 2,338,059.00 45,545,783.89 283,323.61 48, 167,166.50

Interest Rate 0.3739%

South Carolina Electric & Gas Company
Risk Management Program Adjustments
For March 2010

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

Docket 2006-144-G
Order 2006-331

Docket 2006-5-G
Order 2006-679

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

Current Month
Inception To

Date

579.00 22,131.54 232.96 22,943.50

- 134,214.61 134,214.61

- 103,500.00 103,500.00

- 84,652.35 1,088.86 85,741.21

- 307,740.99 31.79 307,772.78

579.00 652,239.49 1,353.61 654,172.10

2,337,480.00 44,893,544.40 281,970.00 47,512,994.40

Total 2,338,059.00 45,545,783.89 283,323.61 48,167,166.50

Interest Rate 0.3739%
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SCE4G Harch 2010 Results

Trade Date PUT/CALL LOTS Month Strike Price Trade price Market Price Total Cost Current Value Mark to Market

03MAR09

1 OMAR09

17HAR09
24MAR09

31MAR09

07APR09
14APR09
21APR09
28APR09
05HAY09

12MAY09

19MAY09
2 a&(AY09

02JUN09

09JUN09
16JUN09
23 JUN09

30JUNO 9
07JUL09
14JUL09
21JUL09
28JUL09
04AUG09

11AUG09
18AUG09
25A(lG09

QLSEP09
OBSEP09
15SEP09
22SEP09
29SEP09
06OCT09

13OCT09
20OCT09
27OCT09

03NOV09

10NOV09

17NOV09

24NOV09

01DEC09
OBDEC09

15DEC09
22DEC09
29DEC09
05JAN10
12JAN10
19JAN10
26JAN10
D2FEB1D

09FEB10
168.810
23FEBLO

CALL

CALI

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALI

CALL

CALL

CALI

CALL

CALL

CAL L

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALI

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAI L
CALL

CALL

CALL

CALL

CALI.

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1 QQ

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
2.30
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
2.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.DO

1.00
1.00
2.00

0 IMAR1 0
0IMAR10

01MAR1 0
OIMAR10

0 IMAR10

QLMJLRI0

01MAR10

OIMARI0

01MAR10
01MAR10

01MAR10

01HAR10
OIMAR10

0 ls(AR10

01MAR10

01MARLQ

01MAR10

01HAR10
01HAR1 0
0liMAR10

01]IARL0
01MAR10

0 liVARL0

OliVVRLQ

0liHAR10

OIMARLO

01MAR10

01MARIO

OLMAR10

OIMsRIO

01MAR10

01MAR10

QLMAR10

OIMAR10

OLMARIQ

0 IM)uRI 0
0 IMAR10

0IMARLO

01MAR1 0
01MAR10

01MAR10

01HARIQ

01MARLQ

01MARLO

QLHARI0

0 1MAR1 0

0 IMAR1 0

01HAR10

01MAR10

01MAR10

01MARLQ

01MARLQ

7.50
7.25
6.95
7.55
7.05
7.00
6, 95
6.75
6.60
6.73
7.30
7.05
6.90
7.18
7.20
7.35
6.58
6. 65
6.45
6.35
6.45
6.30
6.75
6.45
6.20
6.15
5.85
5.65
6.00
5.95
6.33
6.35
6.00
6.35
5.75
5.40
5.10
5.20
4.95
4.95
5.30
5. 65
5.65
5.90
5.75
5.50
5.45
5.50
5.50
5, 3D

5.45
4. 85

0 600
0.550
0.550
0.590
0.570
0.550
0.560
0.570
0.550
0.580
0.630
0.585
0.570
0.620
0.610
0.620
0.590
0.590
0.540
0.530
0.560
0.540
0.580
0.570
0.550
0.540
0.490
0.500
0.540
0.550
0.580
0.590
0.59D
0.620
0.535
0.520
0.470
0.510
0.490
0.490
0.505
0.545
0.570
0.525
0.475
0.440
0.390
0.320
0.255
0.20D
0.135
0.040

0.000
0.000
0.000
0.000
0, 000
0.000
0.000
O. OOO

0.000
0.000
Q. OQD

0.000
0.000
O. ODO

0.000
0.000
O. OQO

0. 000
0.000
O. DDO

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
O. ODO

0.000
0.000
0.000
O. DOO

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0, 000
0.000
0.000

(6, 000.00)
(5, 500.00)
(5, 500.00)
(5, 900.00)
(5, 700.00)
(5, 500.00)
(5, 600.001
(5, 700.00)
(5, 500.00)
(5, 800.00)
(6, 300.001
(5, 850.00)
(5, 700.00)
(6, 200. 00)
(6, 100.001
(6, 200.00)

(13,570.00)
(5, 900.00)
(5, 400. 00)
(5, 300.00)
(5, 600.00)
(5, 400.00]
(5, 800.00)
(5, 700.00)
(5, 500.00)
(5, 400.00)
(4, 9DO. OO)

(5, 000.00)
(5, 400. 00]
(5i500.00)
(5, 800.00)
(5, 900.001
(5, 900.00)

(12, 400.00)
(5, 350.00)
(5, 200. 00)
(4, 700.00)
{5,100.00)
(4, 900.00)
(4, 900.00)
(5, 050.00)
(5, 450. 00)
(5, 700.00]
(5, 25D, OOl

(4, 750.00)
(4, 400. 00)
(3, 900.00)
(3, 200.00)
(2, 550.00)
(2i000. 00)
(1,350.00)

(800.00)

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
O. DO

0.00
0.00
0. 00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
O. DO

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

(6, ODO. 00)
(5, 500.00)
(5, 500.00)
(5, 900.00)
(5, 7DQ. OQ)

(5, 500.001
(5, 6DO. OO)

(5, 700 .OQ)

(5, 500.00)
(5, 800.00)
(6, 300.00)
(5, 850.00)
(5, 700.00)
( 6, 200 .00)
(6, 100.00)
(6, 200.00)

(13,570.00)
(5, 900.001
(5, 400. 00)
(5, 300.00)
(5, 600.001
(5, 400.00)
(5, 800.00)
(5, 700.00)
(5, 500.00)
(5, 400. 00)
(4, 900.00)
(5, 000.00)
(5, 400. QO)

(5, 500.00)
(5, 800.00)
(5, 900.00)
(5, 900.00)

(12,400. 00)
(5, 350.00)
(5, 200. 00)
(4, 700.00)
(5, 100.00)
(4, 900.00)
(4, 90D. OQ)

(5, 050.00)
l5, 450. 00)
(5, 700.00)
(5, 250. 00)
(4, 750. 00)
(4, 400. 00)
(3, 900.00)
(3,200.00)
(2, 550.00)
(2, 000, 00)
(1,350.00)

(800.00)

55.30 'OliVARLO (281, 970.00) 0.00 (28 1,970.00)

55. 30 (281, 970.00) 0.00 (281, 970.00)
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SCE&G March 2010 Results

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Curren£ Value Mark to Market

03MAR09 CALL 1.00 0LMARI0 7.50 0.600 0.OflO (6,000.00) 0.00 (6,000.00)

10MAR09 CALL 1.00 01MARl0 7.25 0.550 0.000 (5,500.00) 0.O0 (5,500.00)

17_AR09 _LL !.00 OI_RI0 6.95 0.550 0.000 (5,500.00) 0.00 (5,500.00)

24MAR09 CALL 1.00 O!MARI0 7.55 0.590 0,000 (5,900.00) 0.00 (5,900.00)

31MAR09 CALL ].00 0XMARI0 7.05 0.570 0.000 (5,700.00) 0.00 (5,700.00)

07APR09 CALL 1.90 01M_%RI0 7.00 0.550 0.000 (5,500.00] 0.00 (5,500.00)

14APR09 CALL !.00 OIMARI0 6.95 0.560 0.000 (5,600.00] 0.00 (5,600.00)

21APR09 CALL 3.00 0!M_IO 6.75 0.570 0.000 (5,700.00) 0.00 (5,700..00)

28APR09 CALL 1.00 01MARl0 6.60 0.550 0.000 (5,500.00} 0.00 [5,500.00)

05MAY09 CALL 1.00 01MARl0 6.73 0.580 0.000 (5,800.00) 0.00 (5,800.00)

12MAy09 CALL 1.00 OIMARIO 7.30 0.630 0.O00 (6,300.00) 0.00 (6,300.00)

19MAY09 CALL 1.00 OIMARI0 7.05 0.585 0.000 [5,850.00) 0.00 (5,850.00)

2_LAY09 _ALL 1.00 OISLARI0 6.90 0.570 0.000 (5,700.00) 0.00 (5,700.00)

02JUN09 CALL 1.00 01_L_2ql0 7.18 0.620 0.000 (6t200.00) 0.0O (_,200.00)

09JUN09 CALL 1.00 01MARl0 7.20 0.610 0.000 (6,100.00} 0.00 (6,100.00)

16JUN09 CALL 1.00 01MAWR10 7.35 0.620 0.000 (6,200.00} 0.00 (6,200.00)

23JUN09 CALL 2.30 01MARl0 6.58 0.590 O.O00 (13,570.00) 0.00 (13,570.00}

300_JN09 CALL 1.00 01MA.KI0 6.65 0.590 0.000 (5,900.00) 0.00 (5,900.00]

07JUL09 CALL 1.00 OIMARIO 6.45 0.540 0.000 (5,400.00) 0.00 (5,400.00)

14JUL09 CALL 1.00 01Lv_10 6.35 0.530 0.000 (5,300.00) 0.00 (5,300.00)

21JUL09 CALL 1.00 01_IAKI0 6.45 0.560 0.000 (5,600.00) 0.00 (5,600.00)

28JUL09 CALL 1.00 01MA-_I0 6.30 0.540 0.000 (5,400.00) 0.00 (5,400.00)

O4AUG09 CALL 1.00 OIMARI0 6.75 0.580 0.000 (5,800.00) 0.00 {5,800.00)

IIAUG09 CALL 1.00 01MAKIO 6.45 0.570 0.000 (5,700.00) 0.00 (5,700.00)

18AUC09 CALL 1.00 OI_.RIO 6.20 0.550 0.000 (5,500.00) 0.00 (5,500.00)

25AUG09 CALL 1.00 01MARl0 6.15 0.540 0.000 (5,400.00) 0.00 (5,400.00)

01SEP09 CALL 1.00 01MARl0 5.85 0.490 0.000 (4,900.00] 0.00 (4,900.00)

08SEPO9 CALL 1.00 OIM.ARIO 5.65 0.500 0.000 (5,000.00} 0.00 (5,000.00)

15SEPO9 CALL 1.00 OIMARI0 6.00 0.540 0.000 (5,400.00) 0.00 (5,400.00)

225EP09 CALL !.00 01_LAR!0 5.95 0.550 0.000 (5,500.00) 0.00 (5,500.00)

295BP09 CALL !.00 01MAR!O 6.33 0.580 0.000 (5,800.00) 0.00 (5,800.00)

060CT09 CALL 1.00 OIMARI0 6.35 0.590 0.000 (5,900.00) 0.00 (5,900.00)

lSCCT09 CALL 1.00 01MARl0 6.00 0.590 0.000 (5,900.00) 0.O0 (5,900.00)

20CCT09 CALL 2.00 01MAK!0 6.35 0.620 0.000 (12,400.00) 0.00 (12,400.00)

270CT09 CALL 1.00 01MARl0 5.75 0.535 0.000 (5,350.00) 0.00 (5,350.00)

03NOV09 _ALL 1.00 0!M_10 5.40 0.520 0.000 (5,200.00} 0.00 (5,200.00}

10NOV09 CALL 1.00 01MARl0 5.10 0.470 0.000 (4,700.00) 0.00 (4,700.00)

17NOV09 CALL 1.00 01MARl0 5.20 0.510 0.000 (5,100.00) 0.00 (5,100.00)

24NOV09 CALL 1.00 01MARl0 4.95 0.490 0.000 (4,900.00) 0.00 (4,900.00)

01DEC09 CALL 1.00 01MARl0 4.95 0.490 0.000 (4,900.00) 0.00 (4,900.00)

08DEC09 CALL 1.00 01MARl0 5.30 0.505 0.000 (5,050.00) 0.00 (5,050.00)

15DEC09 CALL 1.00 01MARl0 5.65 0.545 0.000 (5,450.00) 0.00 (5,450.00)

220EC09 CALL 1.00 01MARl0 5.65 0.570 0.000 (51700.00) 0.00 (5,700.00)

29DEC09 CALL 1.00 01MARl0 5.90 0.525 0.000 (5,250.00} 0.00 (5,250.00)

05JAN10 CALL 1.00 01MAKI0 5.75 0.475 0.000 (4,750.00) 0.00 (4,750.00)

12JAN10 CALL 1.00 01MARl0 5.50 0.440 0.000 (4,400.00} 0.00 (4,400.00}

19JAN10 CALL 1.00 0!MARl0 5.45 0.390 0.000 (3,900.00) 0.00 (3,900.00)

26JANlO CALL 1.00 01MARl0 5.50 0.320 0.000 (3,200.00) 0.00 (3,200.00)

02FEBIO CALL 1.00 01MARl0 5.50 0.255 0.000 (2,550.00) 0.00 (2,550.00)

09F_BI0 CALL 1.00 01MARl0 5.30 0.200 0.000 (2,000.00) 0.00 {2,000.00)

16_BI0 CALL 1.00 01MA/_I0 5.45 0.135 0.000 (1,350.00) 0.00 (!,350.00)

23FEB10 CALL 2.00 01MAI_I0 4.85 0.040 0.000 [800.00) 0.00 (800.00)

..........................................................

55.30 *0hMAR!0 (28!,970.00) 0.00 (281,970.00]

................................................................

55.30 (281,970.00} 0.00 (28L970.00)
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SCZ40 Outstanding Positions

Trade Date PDT/CALL LOTS Month Strike Price Trade Price Narket Price Total Cost Current Value Mark to Market

31HAR09

07APR09
14APR09
21APR09
OSNAY09

L 2}{AY09
19HAY09

26MAY09

09JDN09
23JUN09
30JUN09

14JT)L09
21JUL09
28JUL09
04AUG09

LBAUG09

25AUG09

01SEP09
OBSEP09
22SEP09
29SEP09
06OCT09
13OCT09
27OCT09

03NOV09

10NOV09

17NOVQ9

OLDEC09

OBDEC09

15DEC09
22DEC09
OSJANLO

12JANLQ

19JANLD

26JAN10
09FEB10
16FEBIQ
23FZB10
02HRR10
16HAR10

23MARLO

CALL

CALL

CALL

CALL

CALL

CA( L

CALL

CALL

CAL L

CALL

CALL

CALL

CATLL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAJ L

C}TLL

CA] L
CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.70
1.00
1.00
], .00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.DO

1.00

01APR10
DLAPR10

QLAPR10

01APR10
QLAPRLQ

01APRLO
01APRLO

QLAPR10

QLAPR10

OLAPRLO

01APPLO

OLAPRLO

QLAPRLQ

QLAPRLO

OLAPR10

QLAPR10

01APR10
01A?R10
QLAPR10

01APR10
QLAPR10

OLAPR10

QLAPRLO

OLAPPLO

QLAPRLQ

01APRLD

QLAPR10

OLAPR10

QLAPR10

01APR10
OLAPR10

01APR10
QLAPRLQ

QLAPRLQ

QLAPRLO

01APR10
OLAPR10

OLAPR10

OLAPRLO

01APRLQ

01APR10

6.7000
6.6500
6.7500
6.5500
6.5300
6.7000
6.7500
6.7000
6.9500
6.3800
6.5000
6.2000
6.4500
6.2000
6.6500
6.1800
6.1500
5.8500
5.7000
6.0000
6.3600
6.4000
6.1500
5.8500
5.5500
5.2500
5.3500
5.1000
5.5000
5.8500
5.8000
5.8000
5.4500
5.5000
5.4500
5.2500
5.4500
4.8500
4.7500
4.4000
4.1000

0.5400
0.5400
0.5400
0.5500
0. 5600
0.6100
0.5800
0.5450
0.6000
0.5800
0.5700
0.5200
0.5500
0.5400
0.5700
0.5400
0.5400
0.5000
0.5DOO

0.5500
0.5800
0.5800
0.5800
0.5450
0.5000
0.4650
Q. 5].00
0.5000
0.5150
0.5400
0.5700
0.5350
0.5400
0.4800
0, 4400
D. 3550
0.3050
0.2550
0.2100
0.0900
0.1300

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
O. DODO

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
D. OOOO

0.0000
0.0000
0.0000
0.0000
0.0000
O. OODQ

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
D. OOOO

0.0000
0.0000

(5, 400.00)
(5, 400.00)
(5, 400. 001
(5, 500.001
(5, 600.00&

(6, 100.00)
(5, 800.00)
(5, 450.00)
(6, 000.00)
(9, 860.00)
(5, 700.00)
(5, 200.00)
(5, 500.00)
(5, 400. 00)
(5, 700, 00)
{5,400 00)
(5, 400. 00)
(5, 000.00)
(5, 000.001
(5, 500.00)
(5, 800.001
(5, 800.00)
(5, 800.00)
(5, 450. 00)
(5, 000.00)
(4, 650.00)
l5, 100.00)
(5, 000.00)
(5, 150.00)
(5, 400. 00]
(5, 700.00)
(5, 350.00)
(5, 400. 00)
(4, 800.00)
(4, 400. 00)
(3, 550.00)
l3, 050.00)
{2,550.00)
(2, 100.00)

(900.00)
(1,300.00)

0, 00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0. 00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
D, OD

0.00
0.00
0.00
0.00

(5, 400.00)
(5, 400. 001
(5, 400.00)
(5,500.00)
(5, 600.00)
(6, 100.00)
(5, 800. 00)
(5, 450. 00&

{6,000.00)
(9i860.00)
(5, 700.00)
I5, 200. 00)
(5, 500.00)
(5, 400. 00)
(5, 700.00)
(5, 400. 00)
(5, 400. 00)
(5, 000.001
(5, 000.00)
(5, 500.00)
(5, 800.00)
(5, 800.00)
(Si800.00)
(5, 450. 00)
(5, 000.00)
(4, 650.001
(5, 100.00)
(5, 000.00)
(5, 150.00)
(5, 400. 00)
(5,700.00)
(5, 3SQ. OO)

(5~400. 00)
(4, 800. 00&

(4, 400. 00&

(3, 550.00)
(3, 050.00)
(2, 550.00]
(2, 100.00]

(900.00)
(1,300.00)

41.70 'QLAPRLO (206, 560.00) 0.00 (206I 560.00)

05}4AY09

19MAY09

02JUND9

16JUNO9

30JUN09
07JUL09
14JUL09
28JUL09
11AUC09
25AUG09

OBS P09
LSSZP09
22SEP09
06OCT09
20OCT09
03NOV09

17NOV09

24NOV09

OLDEC09

15DEC09
29DEC09
i 2JANLO

26JANLQ

02FEBLQ
09F~e 0

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAI L
CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
L.OO

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

QLHAYLD

OLHAYLQ

QLNAY10

QLHAYLQ

QLMAYLO

DLMAYLO

DLMAYLQ

01MAY10

OLHAYLQ

OLMAe10

01MAY1 0

OLMAYLQ

QLHAY10

QLMAYLQ

QLMAYLD

OLMAY10

QLNAYLO

QTMAY10

QLMAY10

01HAYLO

OLMAYLQ

01HAY10

OLHAYLO

OLHAYLO

0&~AY}0

6.6200
6. 9000
7.0500
7.1000
6.6500
6.4000
6.3500
6.3500
6.4500
6.3000
5.9000
6.3500
6.1500
6.5000
6.6000
5.7000
5.5000
5.3500
5.3500
6.0000
6.0500
S.5500
5.5000
5.5500
5.3000

0.5600
0.580D
0.6000
0.6200
0.5700
0.5300
0.5300
0.5400
0.5700
0.5500
0.5000
0.5300
0.5500
0.5900
0.5950
0.5200
0.5200
0.4900
0.5000
0.5500
0.5800
0.5500
0.5000
D.4600
0.4450

0.0001
D. 0010
0.0001
0.0010
0.0001
0.0010
0.0010
0.0010
0.0001
0.0001
0.0001
0.0010
0.0001
0.0010
0.0010
0.0010
0.0010
0.0010
0.0010
0.0010
0.0010
0.0010
0.0010
0.0010
0.0010

(5, 600.00)
(5, 800.00)
(6,000.00)
(6, 200. 00)
(5, 700.00)
(5,300.00)
(5, 300.00)
(5, 400. 00)
(5, 700.00)
(5, 500. 00&

(5, 00D. OO)

(5, 300.00)
(5, 500.00)
(5, 900.00)
(5i950.00)
(5, 200. 00)
(5, 200. 00)
(4, 900.00&

(5, 000.00)
(5, 500.00)
(5, 800.00)
(5, 500.00)
(5, 000.00)
(4, 600.00]
(4, 450.00&

1.00
10.00
1.00

10,00
1.00

10.00
10.DD

10.00
1.00
1.00
1.00

10.00
1.DO

10.00
10.00
10.00
10.00
10.00
10.00
10.00
IO. DO

10.00
10.00
10.00
10.00

(5, 599.00)
(5, 790.00)
(5, 999.00)
(6, 190.00)
(5, 699.00)
(5, 290.00)
(5, 290.00)
(5, 390.00)
(5, 699.00)
(5, 499.00)
(4, 999.00)
(5, 290. 00&

(5, 499.00)
I5, 890.00)
(5, 940.00)
(5, 190.00)
(5, 190.00)
(4, 890.00)
l4, 990.00)
(5, 490.00)
(5, 790.001
l5, 490.00)
I4, 990.00)
(4, 590.00)
(4, 440. 00)
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09APR10 11:02

a/o 31MARl0

Mark to Market

31MAR09 CALL 1.00 01APRI0 6.7000 0.5400 0.0000 (5,400.00) 0.00 {5,400.00)

07APR09 CALL 1.00 01APRI0 6.6500 0.5400 0.0000 (5,400.00} 0.00 (5,400.00)

14APR09 CALL 1.00 01APRI0 6.7500 0.5400 0.0000 (5,400.00) 0.O0 (5,400.00}

21AP_09 CALL 1.00 01APRI0 6.5500 0.5500 0.0000 (5,500.00) 0.00 (5,500.00)

05_IAY09 CALL 1.00 01APRI0 6.5300 0.5600 0.0000 (5,600.00) 0.00 (5,600.00)

12MAy09 CALL 1.00 01APRIO 6.7000 0.6100 0.0000 (6,100.00) 0.00 (6,100.00)

19MAy09 CALL 1.00 01APRI0 6.7500 0.5800 0.0000 (5,800.00} 0.00 {5,800.00)

26MAY09 CALL 1.00 01APKI0 6.7000 0.5450 0.0000 (5,450.00) 0.00 {5,450.00)

09JUN09 CALL 1.00 01APRI0 6.9500 0.6000 0.0000 (6,000.00) 0.00 (6,000.00)

23JUNO9 tALL 1.70 01APRI0 6.3800 0.5800 0.0000 (9,960.00) 0.00 [9,860.00)

30JUN09 CALL 1.00 01AP_I0 5.5000 0.5700 0.0000 (5,700.00) 0.00 (5,700.00)

14JUL09 CALL 1.00 01APR!0 6.2000 0.5200 0.0000 {5,200.00) 0.00 (5,200.00)

21JUL09 _LL 1.00 01APR!0 6.4500 0.5500 0.0000 (5,500.00) 0.00 (5,500.00)

29JULD9 CALL 1.00 01APRI0 6.2000 0.5400 0.0000 (5,400.00] 0.00 (5,400.00)

04AUG09 CALL !.00 ClAPK!0 6.6500 0.5700 0.0000 (5,700.00) 0.00 (5,700.00)

18A_G09 _%LL 1.00 OIAPRI0 6.1800 0.5400 0.0000 (5,400.00) 0.00 (5,400.00)

25AUG09 CALL 1.00 01APRI0 6.1500 0.5400 0.0000 (5,400.00) 0.00 (5,400.00)

91SEP09 CALL 1.00 01APRI0 5.8500 0.5000 0.0000 (5,000.00) 0.00 (5,000.00)

08SEP09 CALL 1.00 01APRI0 5.7000 0.5000 0.0000 {5,000.00) 0.00 (5,000.00]

22$EP09 CALL 1.00 01APRI0 6.0000 0.5500 0.0000 (5,500.00) 0.00 (5,500.00}

295EP09 CALL 1.00 01A2RI0 6.0600 0.5800 0.0000 [5,800.00) 0.00 (5,800.00)

06OCT09 CALL 1.00 01APBI0 6.4000 0.5800 0.0000 (5,800.00) 0.00 (5,800.00)

13OCT09 C_LL 1.00 01APRI0 6.1500 0.5800 0.0000 (5,800.00) 0.00 {5,800.00)

2700T09 _LL 1.00 01APE10 5.8500 0.5450 0.0000 (5,450.00) 0.00 [5,450.00)

03NOV09 CALL 1.00 01APRI0 5.5500 0.5000 0.0000 (5,000.00) 0.00 [5,000.00)

10NOV09 CALL i.00 01AP_!0 5.2500 0.4650 0.0000 (4,650.00) 0.00 (4, 650.00)

17NOV09 CALL 1.00 01APRI0 5.3500 0.5100 0.0000 (5,100.00) 0.00 (5,100.00)

01DEC09 CALL 1.00 01APRI0 5.1000 0.5000 0.0000 (5,000.00) 0.00 (5,000.00)

08DEC09 CALL 1.00 OIAPRI0 5.5000 0.5150 0.0000 (5,150.00) 0.00 (5,150.00)

15DEC09 CALL 1.00 01APRI0 5.8500 0.5400 0.0000 (5,400.00) 0.00 (5,400.00)

22DEC09 CALL 1.0O 01APRI0 5.8000 0.5700 0.0000 {5,700.00) 0.00 (5,700.00)

05JANIO CALL 1.00 01APRI0 5.8000 0.5350 0.0000 (5,350.00) 0.00 (5,359.00)

!2JANIO CALL 1.00 01APRI0 5.4500 0.5400 0.0000 (5,400.00) 0.00 {5,400.00)

i�JANI0 CALL 1.00 01APRI0 5.5000 0.4900 0.0000 (4,800.00) 0.00 (4,900.00)

26JAN10 CALL 1.00 OIAPRI0 5.4500 0.4400 0.0000 (4,400.00) 0.00 (4,400.00)

O�PEBI0 CALL 1.0C 01AP_IO 5.2500 D.3550 0.0000 (3,550.00) 0.00 (3,550.00)

16FEBI0 C_LL 1.00 01APR10 5.4500 0.9050 0.0000 (3,050.00) 0.00 (3,050.00)

23FEB10 CALL 1.00 01APRI0 4.9500 0.2550 0.0000 (2,550.00) 0.00 (2,550.00)

02MARIO CALL 1.00 01A_K10 4.7500 0.2100 0.0000 (2,100.00) 0.00 (2,100.00)

16_!0 _ALL 1.00 01APRI0 4.4000 0.0900 0.0000 (900.00] 0.00 (900.00}

23M-ARI0 CALL 1.00 01APRI0 4.]000 0.1300 0.0000 (i,300.00} 0.00 (1,309.00)

41.70 *01APRI0 {206,560.00) 0.00 {206,560.00)

05MAY09 CALL 1.00 01MAY10 6.6200 0.5600 0.9001 (5,600.00) 1.00 (5,599.00)

19MAY09 CALL 1.00 01MAY10 6.9000 0.5800 0.0010 (5,800.00) I0.00 (5,790.00)

02JUN09 CALL 1.00 0!MAY!0 7.0500 0.6000 0.0001 (6,000.00) 1.00 (5,999.00)

16JUN09 CALL 1.00 OIMAYI0 7.1000 0.6200 0.0010 (6,200.00) 10.00 (6,190.00)

90JUN09 CALL 1.00 01M_%YI0 6.6500 0.5700 0.0001 [5,700.00) 1.00 (5,699.00)

07JUL09 CALL 1.00 01MAY10 6.4000 0.5300 0.0010 (5,300.00} 10.00 (5,290.00)

14JUL09 CALL 1.00 01MAY10 6.3500 0.5300 0.0010 (5, 300.00} lO.OO (5,290.00)

29JUL09 CALL 1.00 01MAY10 6.3500 0.5400 0.00!0 (5,400.00) 10.00 (5,390.00)

11AUG09 CALL 1.00 01MAYI0 6.4500 0.5700 0.0001 (5,700.00) 1.00 (5,699.00)

25AUG09 _ALL 1.00 01MAY10 6.3000 0.5500 0.0001 (5,500.00) 1.00 (5,499.00)

08SEP09 CALL !.00 01MAY19 5.9000 0.5000 0.0001 (5,000.00) 1.00 (4,999.00)

15SEP09 CALL 1.00 01MAY!0 6.9500 0.5300 0.0010 (5,300.00) 10.00 (5,290.00)

225EP09 CALL 1.00 0!_YI0 6.1500 0.5500 0.0001 (5,500.00) 1.00 {5,499.00}

0600T09 CALL 1.00 0!_LAYI0 6.5000 0.5900 0.0010 (5,900.00) !0.D0 (5,890.00)

20OCT09 CALL 1.00 01MAY10 6.6000 0.5950 O.0010 (5,950.00) !0.00 (5,940.00)

03NOV09 CALL 1.00 01MAYL0 5.7000 0.5200 0.0010 (5,200.00) 10.00 (5,190.00)

17NOV09 CALL !.00 01MAY!0 5.5000 0.5200 0.0010 (5,200.00) I0.00 (5,190.00)

24NOV09 CALL 1.00 0!MAY!0 5.3500 0.4900 0.001O (4,900.00) i0.00 44,890.00)

01DEC09 CALL 1.00 01MAY10 5.3500 •0.5000 0.0010 (5,000.00} 10.00 [4,990.00)

15DEC09 CALL 1.00 01MAYIO 6.0000 0.5500 0.0010 (5, 500.00} I0.00 (5,490.00)

290EC09 CALL 1.00 01MAY10 6.0500 0.5800 0.00!0 (5,800.00} Io.0o (5,790.00]

!2JANI0 CALL 1.00 01MAYI0 5.5500 0.5500 O.0010 (5,500.00) !0.00 (5,490.00)

26JAN10 CALL 1.00 01MAY i0 5.5000 0.5000 0.0010 (5,000.00) !0.00 (4,990.00}

02_EBI0 C_LL !.00 01MAY!0 5.5500 0.4600 0.0010 (4,600.00] I0.00 {4,590.00}

09FEB10 CALL !.00 0_AYi 0 5.3000 0.4450 0.0010 (4,450.00) 10.00 {4,440.00)
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23FEBID
09~iI 0

23SRID

CALL

CALL

CALL

1.00
1.00
1.70

0 IMAYI 0
DIMAYIO

OIMAYID

4.9000
4.6000
4.2000

0.3600
0.2500
0.2300

0.0060
0.0190
0.0756

(3,600.00)
(2, 500.00)
(3,910.00)

60.00
190.00

1, 285.20

(3, 540. 00)
(2, 310.00)
(2, 624. 80)

28. 70 *OIMAYIO (145,310.00) 1,722. 20 (143, 587.80]

02JUN09
16JUN09
30JUN09
14JUI.09
2 8 JVL09
IIAVG09
OBSEP09
22SEP09
060CT09
20OCT09
03NOV09

17NOV09

OIDEC09
29DEC09
12JANIO

26JANIO

09FEBI0
23FEBID
09MARI 0
23MARI0

CALL

CALL

CALL

CALL

CALL

CAIL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
I.DO

1.00
1.00
1.00
1.00
1.00
1.00
I.OD

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.90

01JUNIO
01Jail l 0
OIJUNID

01JUN I 0
OIJUNID
01JUNIO

DIJUNIO
01JUN I 0
01JUNI0
01JUN I0
OIJVNIO

01JUNI0
01JUNI 0
01JUNI0
01JUNI 0

OIJUNI0
DIJUNID

01JUNI 0
0I3&&iI 0
01JlJNI 0

7.2200
7.2500
6.8000
a. 5500
6.6000
6. 650D
6.1000
6.3000
6.7000
6.7500
5.9000
5.7000
5.5500
6. 1.500
5.7500
5.5000
5.4000
5.0000
4.7000
4.2500

0.6100
0.6400
0.5800
0.5400
0.545D
0.5700
0.5100
0.5600
0.5900
0.6100
0.5200
0.5300
0.5000
0.6000
0.5600
0.5700
0.4900
0.4100
0.3100
0.3100

0.0001
D. 0010
0.0002
0.0010
0.0010
0.0010
0.0014
0.0008
0.0010
0.0010
0.0020
0.0040
0.0070
0.0010
0.0040
0.0075
0.0100
0.0280
0.0570
0.1525

(6, 100.00)
(6i400. 00)
(5,800.00)
&5, 400. 00)
(5, 450. 00)
{5,700.00)
(5, 100.00)
(5, 600. 00)
(5, 900.00)
(6, 100.00)
&5, 200. 00)
(5, 300.00)
(5, 000.00)
l6, 0DO. DO)

(5, 600.00)
(5,700.00)
(4, 900.00)
(4, 100.00)
(3,100.00)
{5,890.00)

1.00
10.00
2.00

10.00
10.00
10.00
14.00
8.00

10.00
10.00
20.00
40.00
70.00
10.00
40. 00
75.00

100.00
280. 00
570.00

2, 897.50

(6, 099.00)
(6, 390.00)
(5, 798.00)
(5, 390.00)
(5, 440. 00)
(5, 690.00)
(5, 08e.00)
(5, 592.00)
(5, 890.00)
(6, 090.00)
(5, IBO. DD)

(5, 260.00)
(4, 930.00)
(5, 990.00)
(5, 560.00)
(5, 625.00)
( 4, 800 .00)
( 3, 820 .00)
(2, 530.00)
(2, 992.50)

20.90 *01JUNIO (108,340. 00) 4, 187.50 (104, 152.50)

30JVN09
07 JVL09
14JUL09
2SJUL09
IIAUG09
25AUG09

OBSEP09
ZZSEP09
06OCT09
20OCT09

03NOV09

17NOV09

OIDEC09

15DEC09
22DEC09
29DEC09
12JANID
26JANIO
09FEBIO
23FEBIO
09MARIO

23MAR10

CALI

CALL

CALL

CALL

CALL

CALL

CALL

CAI I
CJiI L

CALL

CALL

CALL

CALL

CALL

CALI

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.60

DIJVLIO
OIJULIO
OIJULIO

OIJULID
OIJULIO
OIJVLID
OIJULIO
OIJULID
OIJULIO
OIJULIO
OIJULIO
DIJULIO
DIJVLIO
OIJULIO
OIJVLIO
OIJULIO
OIJULIO
OIJULIO
OIJULIO
01JULI 0
OIJULIO
OIJULID

7.0000
6.7000
6.8000
6.8500
6.9500
B.BOOD

6.4000
6.6500
6.9000
6.9000
6.1500
5.9000
5.8000
6.4000
6.3700
6.5000
5.9500
5.7500
5.5000
5.05DO

4.8000
4.3500

0.5900
0.5600
0.5500
0.5600
0.5800
0.5600
0.5200
0.5700
0.6000
0.6200
0.5400
0.5400
0.5100
0.5700
0.5800
0.5650
0.5600
0.5700
0.5500
0, 5000
0.3800
0.3800

0.0022
0.0040
0.0032
0.0030
0.0027
0.0032
0.0070
0.0042
0.0030
0.0030
0.0100
0.0170
0.0200
0.0070
0.0072
D. OO50

0.0150
0.0217
0.0340
0.0740
0. 11.30
0.2275

(5, 900.00)
(5, 600.00)
(5, 500.00)
l5, 600.00)
(5, 800.00)
(5, 600.00)
(5,200.00)
(5,700.0D)

&6, 000.00)
&6, 200. 00)
(5, 400. 00)
(5, 400.00)
(5. 100.00)
(5, '100.00)
(5, 800.00)
(5, 650.00)
(5, 600.00)
(5, 700. 00)
&5, 500.DO)

(5, 0DO. DD)

(3, 800.00)
(6, 080.00)

22. 00
40.00
32.00
30.00
27. DD

32.00
'10.00
42. 00
30.00
30.00

100.00
170.00
200.00

70.00
72. 00
50.00

150.00
217.00
340.00
740. 00

1,130.00
3, 640. 00

&5, 878.00)
(5, 560.00)
&5, 468. 00)
(5, 570.00)
{5,773.00)
(5, 568.00)
(5, 130.00)
(5, 658.00)
(5, 970.00)
(6, 170.00)
(5, 300.00)
(5,230.00)
(4, 900.00)
(5i 630.00)
(5, 728. 00)
(5, 600.00)
(5, 450.00)
(5, 483.00)
(5, 160.00)
& 4, 260. 00)
(2, 670.00)
(2, I)40 00)

22. 60 iDIJVLID (121,830.00) 7, 234.00 (114,596.00)

04AVGD9

IIAVG09
ISAUG09

OISEP09
ISSEP09
29SEP09
13OCT09
27CCI09
IONOV09

24NOV09

OSDEC09

22DEC09
DSJANID

19JANI0
02FEBID

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1 PO

1.00
l.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

OIAVGIO

01A(JGI0
OIAUGIO

DIAUGIO

OIAUGI 0
OIAVGIO

OIAUGIO

OIAUGIO

OIAVGIO

OIAUGIO

DIAUGID

DIAVGID

DIAUGIO

OIAUGIO

DIAVGI0

7.5500
7.2500
7.1500
6.7500
7.1000
7.1500
6.9500
6.6500
6. IOOD

6.0000
6.5500
6.6800
6.6000
6.150D
5.9500

0.6000
0.5900
0.5700
0.5500
0.5600
0.6000
0.5900
0.5800
0.5100
0.5150
0.5300
0.5800
0.5700
0.5800
0.5700

0.0036
0.0057
0.0070
0, 0120
0, 007D

0.0070
0.0090
0.0140
0.0320
0.0370
0.01'70
0.0133
0.0150
0.0300
0.0400

(6, 000. 00)
(5, 900.00)
(5, 700.00)
(5, 500.00)
(5, 600.00)
(6, 000.00)
(5, 900.00)
(5, 800.00)
(5, 100.00)
(5, 150.00)
(5, 300.00)
(5, 800.00)
(5, 700.00)
(5, 800.00)
(5, 700. DO)

36.00
57.00
70.00

120.00
70.00
70.00
90.00

140.00
320.00
370.00
170.00
133.00
150.00
300.00
400.00

(5, 964.00)
(5, 843.00)
(5i 630.00)
(5,380.00)
(5, 530.00)
(5i930.00)
(5, 810.00)
(5, 660.00)
(4i780.00)
(4, 780.00)
(5, 130.00)
(5, 667.00)
(5, 550.00)
(5, 500.00)
(5, 300.00)
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23FEBI0 CALL 1.00 0!MAY10

0 _M3LRI 0 CALL i.O0 01MAY10

23MAR!0 CALL 1.70 0IM-AYI 0

20.70 *OIMAYIO

02JUN09 CALL 1.00 01JL_NI0

16JUNO9 CALL !.00 OIJ[_lO

30JUN09 CALL !.00 01JUNI0

14JUL09 CALL 1.00 01JUNI0

28JULG9 CALL [.00 OIJUNi0

IIAUGO9 G%IL 1.00 OIJUNi0

085EPG9 CALL 1.00 OIJ-UMIO

225EP09 CALL !.00 01JUN!0

060CT09 CALL 1.00 DIJUNI0

20OCTQ9 CALL 1.00 01JITNI0

03NOV09 CALL 1.00 DIJUNI0

17NOV09 CALL 1.00 DIJUNIO

01DEC09 CALL 1.00 01JUNI0

29DEC09 CALL 1.00 01JUNI0

12J_NI0 CALL 1.00 O!JUNIO

26J_NI0 CALL 1.00 01JUNI0

09EEBI0 CALL 1.00 01O_NIO

23FEBIO CALL 1.00 OIJUNIO

09_i0 CALL 1.00 01JUNI0

23MARl0 CALL 1.90 01JUNI0

20.90 *01JUNIO

30JUN09 CALL !.00 01JULI0

07JUL09 CALL 1.00 OIJULI0

14JUL09 CALL 1.00 OiJULI0

28J_L09 CALL 1.00 0!JULI0

IIAUG09 CALL 1.00 01JULI0

25AUG09 CALL 1.00 01JULI0

085EP09 CALL 1.00 01JULIO

228EP09 CALL 1.00 01JULI0

06OCT09 C_LL !.00 01JULIO

20OCT09 GALL 1.00 01JULI0

03NOV09 CALL 1.00 01JULI0

17NOV09 CALL 1.0O 01JUL!0

OIDEC09 CALL !.00 01JULIO

15DEC09 CALL 1.00 01JULI0

220EC09 CALL 1.00 01JULI0

290EC09 CALL 1.00 OIJULIO

12JJ_NI0 CALL 1.00 01JLrLI0

26JP=NI0 CALL 1.00 OIJITLIO

09FEBIO CALL 1.00 OIJULI0

23FEB10 CALL 1.00 01JULI0

09MARl0 CALL !.00 01JULI0

23MAR10 CALL 1.60 01JULI0

22.60 *01JULI0

04AHG09 CALL 1.00 01AUG!0

IIAUG09 C_L 1.00 01AUG10

i8AUG09 CALL !.00 01AUG10

01SEP09 CALL !.0O 01AUG!0

156EP09 CALL !.00 0!AUG10

295EP09 CALL 1.00 01AUG10

130CT09 CALL 1.00 01AUG10

270CT09 CALL 1.00 01AUG10

10NOV09 CALL 1.00 01AUGIO

24NOV09 C_/J_ 1.00 01AUGI0

08DEC09 CALL !.00 01AUG10

22DEC09 CALL 1.00 OIAUGI0

05JAN10 GALL 1.00 01AUG10

19JAN10 CALL 1.00 01AUG10

02FEB_0 CALL 1.00 0!AUGIO

4.9000 0.3600 0.0060 (3,600.00) 60.00 (3,540.00]

4.6000 0.2500 0.0190 (2,500.00) 190.00 (2,310.00]

4.2000 0.2300 0.0756 (3,910.00) 1,285.20 (2,624.80)

..........................................................

(145,310.00) 1,722.20 (143,587.80)

7.2200 0.6100 0.0001 (6,100.00) 1.00 (6,099.00)

7.2500 0.6400 0.0010 (6,400.00) i0.00 (6,390.00)

6.8000 0.5800 0.0002 (5,800.00) 2.00 (5,798.00)

6.5500 0.5400 0.0010 (5,400.00) 10.00 (5,390.00)

6.6000 0.5450 0.0010 (5,450.O0) i0.00 (5,440.00)

6.6500 0.5700 0.0010 (5,700.00) i0.00 (5,690.00}

6.1000 0.5100 0.0014 (5,100.00) 14.00 (5,086.00)

6.3000 0.5600 0.0009 (5,600.00) 8.00 (5,592.00)

6.7000 0.5900 0.0010 (5,900.00) IG.00 (5,890.00}

6.7500 0.6100 0.0010 (6,100.00} !0.00 {6,090.00)

5.9000 0.5200 0.0020 (5,200.00) 20.00 {5, t80.00)

5.7000 0.5300 0.0040 [5,300.00) 40.00 (5,260.00)

5.5500 0.5000 0.0070 (5,000.00) 70.00 (4,930.00)

6.1500 0.6000 0.0010 (6,000.00) 10.00 (5,990.00)

5.7500 0.5600 0.0040 (5,600.00) 40.00 (5,560.00)

5.5000 0.5700 0.0075 (5,700.00) 75.00 (5,625.00)

5.4000 0.4900 0.0100 (4,900.00) 100.00 (4,800.00)

5.0000 0.4_00 0.0280 (4,100.00) 280.00 (3,820.00)

4.7000 0.3100 0.0570 (3,100.00) 570.00 (2,530.00)

4.2500 0.3!00 0.1525 (5,890.O0) 2,897.50 (2,992.50)

(L08,340.00) 4,187.50 {104,152.50)

7.0000 0.5900 0.0022 (5,900.00) 22.00 (5,878.00)

6.7006 0.5600 0.0040 [5,600.00) 40.00 (5,560.00)

6.8000 0.5500 0.0032 [5,500.00) 32.00 (5,468.00)

6.8500 0.5600 0.0030 (5,600.00) 30.00 (5,570.00)

6.9500 0.5800 0.0027 (5,800.00) 27.00 (5,773.00)

6.8000 0.5600 0.0032 (5,600.00) 32.00 (5,568.00}

6.4000 0.5200 0.0070 (5,200.00) 70.00 (5,130.00)

6.6500 0.5700 0.0042 (5,700.00) 42.00 (5,658.00)

6.9000 0.6000 0.0030 (6,000.00) 20.00 (5,970.00)

6.9000 0.6200 0.0030 (6,280.00) 30.00 (6,170.00)

6.1500 0.5400 0.0100 (5,400.00) 100.00 (5,300.00)

5.9000 0.5400 0.0170 (5,400.00) 170.00 (5,230.00)

5.8000 0.5100 0.0200 (5,100.00) 200.00 (4,900.00)

6.4000 0.5700 0.0070 (5,700.00) 70.00 (5,630.00)

6.3700 0.5800 0.0072 (5,800.00) 72.00 (5,728.00)

6.5000 0.5650 0.0050 (5,650.00) 50.00 (5,600.00)

5.9500 0.5600 0.0150 (5,600.00) 150.00 (5,450.00)

5.7500 0.5700 0.0217 (5,700.00) 217.00 (5,483.00)

5.5000 0.5500 0.0340 {5,500.00) 340.00 (5,160.00)

5.0500 0.5000 0.0740 (5,000.00) 740.00 (4,260.00)

4.8000 0.3800 0.1130 (3,800.00) 1,130.00 (2,670.00)

4.3500 0.3800 0.2275 (6,080.00) 3,640.00 (2,440.00)

(12!,830.00) 7,234.00 (114,596.00)

7.5500 0.6000 0.0036 (6,000.00) 36.00 (5,964.00)

7.2500 0.5900 0.0057 (5,900.00) 57.00 (5,643.00)

7.1500 0.5700 0.0070 (5,700.00) 70.00 [5,630.00)

6.7500 0.5500 0.0120 (5_500.00) 120.00 (5,380.00)

7.1000 0.5600 0.0070 (5,600.00) 70.00 (5,530.00)

7.i500 0.6000 0.0070 (6,000.00) 70.00 (5,930.00)

6.9500 0.5900 0.0090 (5,900.00) 90.00 (5,810.00)

6.6500 0.5800 0.0140 (5,800.00) 140.00 (5,660.00)

6.1000 0.5100 0.0320 (5,!00.00) 320.00 (4,780.00)

8.0000 0.5150 0.0370 (5,150.00) 370.00 [4,780.00)

6.5500 0.5300 0.0170 (5,800.00) 170.00 (5,130.00)

6.6800 0.5600 0.0!33 (5,800.00) 133.00 {5,667.00)

6.6000 0.5700 0.0150 (5,700.00) 150.00 (5,550.00)

6.1500 0.5800 0.0300 (5,800.00) 300.00 (5,500.00)

5.9500 0.5700 0.0400 (5,700.00) 400.00 [5,300.00)
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09FEBIQ
16FEBIQ
02MARIQ

16HARIQ

23MVRIQ

30NARIQ

CALL

CALL

CALL

CALL

CPJ L

1.00
1.00
1.00
1.00
1.50
1.00

OIAUGID

QIAUGID

DIAUGIQ

DIAUGID

CIAUGID

DIAUGID

5.7500
5.8500
5.1000
4. 6500
4.4500
4. 1500

0.5500
0.5600
0.5000
0.4400
a. 44aa
0.3950

0.0540
0.0410
0.1312
0.2330
0.2958
0.4160

(5, 500.00)
(5, 6oa. ao]
(5, 000.00)
(4, 400.00)
(6, 600.00)
(3, 950.00]

540. 00
470.00

1, 312.00
2, 330.00
4, 43 l .00
4, 160.00

(4, 960.00)
(5, 130.00)
(3, 688.00l
(2, 070.00)
(2 163.00)

210.00

21.50 *QIAUGIQ (1).6, 000.00) 15, '745. 00 [100,255.00)

DISKP09
15SZP09
29SZP09
130CT09
27OCT09
iaNOV09
24NOV09

oeDzcag
22DEC09
29DKC09
05JAN10
19JANID
02FEBIQ
164'Eelo
02MARID

16MAR10

23NAR10
30HARID

CALL

CALL

CALL

CALL

CALL

CALL

CAI L

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
I.aa
1.00
1.00
I.QQ

1.00
1.00
1.00
1.00
1.00
5.00
1.00
1.00
1.10
1.00

DISEPIQ
QISEP10
QISEPID
DISEPID
DISEP].0
QISEP10
DISEPID
01SEPla
QISEPID
QISEP10
DISEPIQ
QISEPIQ
QISEPIQ
DISEP 10
DISEP10
01SEPio
01SZP1D
0ISEPID

7.1500
7.4500
7.3800
7.2000
6.9500
6.3500
6.3000
6.8500
6.9800
7.0000
6.8000
6.4ooo
6.2500
6.1DQQ

5.4000
4.8500
4.75DQ

4. 4500

0.5500
0.5800
0. 6200
0.6000
0.5800
0.5300
0.5250
0.5400
0.590D
0.5950
0.5950
0.5800
0.5600
0.5700
0.5000
0.4600
0.4400
0.4200

0.0210
0.0150
0.0159
0.0200
O. 0210
0.0530
0.0560
D. D3DO

0.0252
0.0250
0.0320
0.0500
0.0590
D. D700
0.1501
0.2650
0.2926
O. 3910

(5, 500.001
[S,eoo. ao)
(6, 200. 00)
(6, 000. DO)

[S,eoo. oo)
(5, 300.00)
(5, 250. 00)
(5, 400.DQ)

(5, 900.00)
(5, 950.00)
(5, 950.00)
(5, 800.00)
(5, 600.00)
[5,700.00)
(5, 000.00)
(4, 600.00)
(4, 840.00)
( 4, 200.Do)

210.00
150.00
159.00
200. 00
210.00
530.00
560.00
3DD. QO

252. 00
250. 00
320.00
500.00
590.00
700. 00

1,501.00
2, 650.00
3, 218. 6D

3, 910.00

(5, 290.00)
(5, 650.00)
(6, 041.00 )

(5, 800. 00)
(5, 53D. DQ]

(4, 770.00)
(4, 690.001
[5, IQQ. DQl

(5, 548. 00]
(5, 700.00)
(5, 630.00)
(5, 300.00)
(5, 010.00)
(5, 000.00)
(3, 499.00)
(I, 950.00)
(I, 621.40)

(290.00)

18.10 01SZPID (98, 790.00) 15,270. 60 (82, 519.40)

29SZP09
13QCTO9
2DCCT09

27CCT09
10NCV09

24NCV09

DBDEC09

22DEC09
05JANIQ

19JANID
02FEBID
09FEBID
1 6FEBI0
02HAR1 0

I 6MAR10

2 3HARI 0

3DNARI0

CALL

CALL

CALL

CALI

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALI

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.90
1.00

QICCTID

OICCTID

QICCTIQ

DICCT10
OIQCTID

QICCTI 0
DIOCTID

QICCTIQ

DICCTIQ

QIQCTID
QICCTIQ

QICCTIQ

DICCTIQ
DICCT10
DICCTIQ
QIQCTIQ

0 I OCT I 0

7.9400
7.6000
7.8500
7.4000
6.8000
6.7500
7.5500
7.5700
7.2500
6.7500
6.70DD

6.3500
6.4500
5.7500
5.2000
5.1500
4.8000

0.6200
0.6250
0.6600
0.6100
0.5400
0.5400
0.5500
0.5900
0.5850
0.5900
0.5700
0.5800
0.5700
0.5100
0.4600
0.4500
0.4350

0.0266
0.0360
0.0290
0.0430
0.0720
0.0760
0.0380
0.0317
0.0490
0.0760
0.0790
0.1070
0.0980
0.1839
0.2950
0.3074
0.4090

(6, 200. 00)
(6, 250.00)
(6, 600.00)
(6, 100.00)
(5, 400. 00)
(5, 400.00)
(5, SQD. QD)

(5, 900.00)
(5, 850.00)
(5, 900.00)
(5, 700.00)
(5, 800.00)
(5, 700.00)
(5o 100.00)
(4, 600.00)
(8, 550.00)
(4, 350.00)

266. 00
360. 00
290.00
430.00
120.00
760, 00
380.00
377.00
490.00
760.00
790.00

I, 070. 00
980.00

1, 839.00
2, 950.00
5, 840.60
4, 090.00

(5, 934.Qol

(5, 890 F 00)
(6, 310.00)
[5, 670.00)
(4, 680.00)
(4, 640. 00)
(5, 120.00)
(5, 523.00)
(5, 360 F 00)
(5~ 140 00)
(4, 910.Dol

(4, 730.00)
{4,720. 00)
[3,261.00)
{I, 650.00)
(2. 709 ' 401

(260.00)

17.90 *DICCTIO (98, 900.00] 22, 392.60 (76, 50).40)

03NCV09

17NCV09

24NOV09

QIDEC09
QBDEC09

15DEC09
29DKC09
05JAHID
12JAH10
26JAVIQ
02FEBIQ
09FEBIQ
23FZBIQ
02HAR10
09NARIQ

23MAR10

30)toRI 0

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CAJ.L
CALL

CALL

CALL

CALL

CALI,

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

QINovlo
CINOVID

DINCV10

OINCVIQ

DINOV10

01iVCV10

QINCVIQ

QINQVIQ

DINOVIQ

QINOVID

QINCVIQ

QINOVIQ

QINOV10

01NCV10
QINOVIQ

0INCVI 0
01NCVi 0

7.4000
7.2000
7.1000
7.1500
7.8000
7.8000
7.6500
7.50QD

7.1500
6.9500
6.9500
6.6500
6.1000
6.0500
5.6500
5.43DD

5.1500

0.6150
0.6000
0.5800
0.5900
0, 6000
0.6250
0.6500
0.6250
0.6100
0.6100
0.6000
0.6DDD

0.5500
0.5400
Q. 5150
0.4900
0.4700

0.0690
0.0820
0.0890
0.0850
0.0490
0.0490
0.0560
0.0630
0.0850
0.1010
0.1010
0.1300
0.2040
0.2136
0.2930
0.3449
0.4340

(6, 150.00)
(6, 000.00)
(5, 800.00)
(5, 900.0D)

(6, 000.00]
(6, 250.00]
(5, 500.00]
(6, 250.00)
(6, 100.00)
(6, 100.00)
[6, Qao. aa)
(6, 000.00)
(5, 500.00)
(5, 400.00)
(5, 150.00)
(4, 900.00)
[4, 700.00)

690.00
820.00
890.00
850.00
490.00
490.00
560.00
630.00
850.00

I, aia. oo

1,010.00
1,300.00
2, 040.00
2, 136.0D

2, 930.00
3, 449.00
4, 34D. QD

(5, 460. 00)
(5, 1ea.ao)
(4, 910.00)
(5, 050.00)
(5, 510.00)
(5, 750.00)
(5, 940. 001
(5, 620.00)
(5, 250. 00)
[5, 090.00)
[4, 99O. OO]

(4, 700.00)
(3, 460. 00)
[3,264. DD)

[2.220-00l
(1,451.00)

(360.00)

17.00 *QINCVIQ (98, 700.00) 24, 485.00 (74, 215.00]
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09FEBI0 CALL 1.00 01AUGI0 5.7500 0.5500 0.0540 (5,500.00) 540.00 (4,960.00)
16FEB10 CALL

02MAK!0 CALL

16MARl0 CALL

23MARl0 CALL

30MARl0 CALL

01SEP09 _LL

15SEP09 CALL

29SEP09 CALL

13OCT09 CALL

2700T09 CALL

10NOV09 CALL

24NOV09 CALL

08DEC09 CALL

220EC09 CALL

290EC09 CALL

05J_ql0 CALL

19JAN10 CALL

02FEBI0 CALL

16FEB10 CALL

02MAR!0 CALL

16MARl0 CALL

23MARl0 cALL

30MARl0 CALL

295EP09

13OCT09 CALL

2000T09 CALL

2700T09 CALL

10NOV09 CALL

24NOV09 CALL

080EC09 CALL

22DEC09 " CALL

05JAN10 CALL

19JAN10 CALL

02FEB10 CALL

09FEB10 CALL

16_BI0 CALL

!6MARl0 _LL

23MARl0 CALL

305_ARI0 CALL

03NOV09 CALL

17NOV09 CALL

24NOV09 CALL

01DEC09 CALL

08DEC09 C_LL

15DEC09 CALL

290EC09 CALL

05JAN10 CALL

12JAN10 C_L

26JANI0 CALL

02FEB10 C_.LL

09FEB10 CALL

23FEB10 CALL

02MARl0 CALL

09M_I0 CALL

23MAR10 CALL

30M_I0 CALL

1.00 01AUG10 5.8500 0.5600

1.00 01AUG10 5.1000 0.5000

1.00 OIAUGIO 4.6500 0.4400

1.50 01AUG10 4.4500 0.4400

1.00 01AUG10 4.1500 0.3950

21.50 *OIAUGI0

1.00 01SEPt0 7.1500 0.5500

1.00 01SEPI0 7.4500 0.5800

1.00 01SEPI0 7.3800 0.6200

1.00 01SEPI0 7.2000 0.6000

1.00 01SEPI0 6.9500 0.5800

1.00 01SEPI0 6.3500 0.5300

1.00 01SEPI0 6.3000 0.5250

1.00 01SEPI0 6.8500 0.5400

1.00 01SEPI0 6.9800 0.5900

1.00 01SEPI0 7.0000 0.5950

1.00 01SEPI0 6.8000 0.5950

1.00 01SEPI0 6.4000 0.5800

1.00 01SEPI0 6.2500 0.5600

!.00 015EPI0 6.1000 0.5700

1.00 015EP!O 5.4000 0.5000

1.00 01SEPiO 4.8500 0.4600

i.i0 01$EPI0 4.7500 0.4400

1.00 01SEPI0 4.4500 0.4200

18,10 *0!SEFI0

1.00 01OCT10 7.9400 0.6200

1.00 01CCTI0 7.6000 0.6250

l,OO O!¢CTI0 7.8500 0.6600

1.00 01OCT10 7.4000 0.6100

1.00 OIOCTI0 6.8000 0.5400

1.00 01OCTI0 6.7500 0.5400

1.00 01OCTI0 7.5500 0.5500

1.00 01OCTI0 7.5700 0.5900

1.00 01OCTI0 7.2500 0.5850

1.00 01OCTI0 6.7500 0.5900

1.00 OIOCTIO 6.7000 0.5700

1.00 OIOCTI0 6.3500 0.5800

1.00 OIOCTI0 6.4500 0.5700

1.00 01OCT10 5.7500 0.5100

1.00 01OCT10 5.2000 0.4600

1.90 01OCT10 5,1500 0.4500

!.00 01OCT!0 4.8000 0.4550

17.90 _01OCT10

1.00 OINOVI0 7.4000 0.6150

1.00 01NOV10 7.2000 0.6000

1.00 01NOV10 7.1000 0.5800

1.00 01NOV10 7.1500 0.5900

1.00 01NOV10 7.8000 0.6000

1.00 01NOV10 7.8000 0.6250

!.90 01NOVI0 7.6500 0.6500

1.00 OINOVI0 7.5000 0.6250

1.00 01NOV10 7.1500 0.6100

1.00 CINOVI0 6.9500 0.6100

1,00 O!NOVI0 6.9500 0.6000

1.00 01NOVI0 6.6500 0.6000

1.00 01NOV10 6.1000 0.5500

1.00 01NOV10 6.0500 0.5400

1.00 OINOVI0 5.6500 0.5150

1.00 OINOV!0 5.4300 0.4900

1.00 01NOVi0 5.1500 0.4700

17.00 *01NOV10

0.0470 (5,600.00) 470.00 (5,130.00)

0.1312 (5,000.00) 1,312.00 (3,688.00)

0.2330 (4,400.00) 2,330.00 (2,070.00)

0.2958 (6,600.00) 4,437.00 (2,163.00)

0.4160 (3,950.00) 4,160.00 210.00

.................. ........................................

{I16,000.00) 15,745.00 (!00,255.00)

0.0210 (5,500.00) 210.00 (5,290.00)

0.0150 (5,800.00) 150.00 (5,650.00)

0.0159 (6,200.00) 159.00 (6,041.001

0.0200 (6,000.00) 200.00 (5,800.00)

0.0270 (5,800.90) 270.00 (5,530.00]

0.0530 (5,300.00) 530.00 (4,770.00)

0.0560 (5,250.00) 560.00 (4,690.001

0.0300 (5,400.00) 300.00 (5,100.00)

0.0252 (5,900.00) 252.00 (5,648.00

0.0250 (5,950.00) 250.00 (5,700.00

0.0320 (5,950.00) 320.00 (5,630.00

0.0500 (5,800.00) 500.00 [5,300.00

0.0590 (5,600.00) 590.00 (5,010.00

0.0700 (5,700.00) 700.00 [5,000.00

0.1501 (5,000.00) 1,501.00 (3,499.00

0.2850 (4,600.00) 2,650.00 (1,950.00

0.2926 (4,840.00) 3,218.50 (1,521.40)

0.3910 (4,200.00) 3,910.00 (290.00)

(98,790.00) 16,270.60 (82,519.40]

0.0266 (6,200.00) 266.00 (5,934.00)

0.0360 (6,250.00) 360.00 {5,890.00)

0.0290 (6,600.00) 290.00 (6,3!0.00)

0.0430 (6,100.00) 430.00 {5,670.00)

0.0720 (5,400.00) 720.00 (4,680.00)

0.0760 (5,400.00) 760.00 (4,640.00}

0.0380 (5,500.00) 380.00 (5,120.00)

0.0377 (5,900.00) 377.00 (5,523.00)

0.0490 (5,850.00) 490.00 (5,360.00)

0.0750 (5,900.00] 760.00 (5,140.00)

0.0790 (5,700.00) 790.00 (4,910.00)

0.1070 (5,800.00) 1,070.00 (4,730.00)

0.0980 (5,700.00) 980.00 (4,720.00)

0.1839 (5,100.00) 1,839.00 {3,261.00)

0.2950 (4,600.00) 2,'950.00 (I,650.00}

0.3074 (8,550.00) 5,840.60 (2,709.40)

0.4090 (4,350.00) 4,090.00 (260.00)

...................... L ...................................

(98,900.00)

0.0690 (6,150.00)

0.0820 (6,000.00)

0.0890 (5,800.00)

0.0850 (5,900.00)

0.0490 (6,000.08

0.0490 (6,250.00

0.0560 (6,500.00)

0.0530 (6,250.00)

0.0850 (6,100.00

0.1010 (6,100.00

O.!OlO (6,000.00

0.1300 (6,000.00

0.2040 (5,500.00

0.2136 (5,400.00

0.2930 (5,150.00)

0.3449 (4,900.00)

0.4340 (4,700.00)

22,992.60 (76,507.40)

690.00 (5,460.00)

820.00 (5,180.00)

890.00 (4,9!0.00)

850.00 (5,050.00)

490.00 (5,510.00)

490.00 {5,7_0.00)

560.00 (5,940.00)

630.00 (5,620.00)

850.00 (5,250.00)

!,0i0.00 [5,090.00)

1,010.00 (4,990.00)

1,300.00 (4,700.00)

2,040.00 (3,460.00)

2,136.00 (3,264.00)

2,930.00 (2,220.00)

3,449.00 (1,451.00)

4,340.00 (360.00)

(98 ,700.00) 24, 485.00 (74,215.00)
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Trade Date PUT/C)rJ L LOTS Month Strik P ice Trade Price Market Price Total Cost Current Value Mark to Market

01DECQ9

OBDECQ9

15DKC09
22DEC09
29DEC09
05JAN10
12JAN10
19JAN10
26JAN10
02F"Bl0
09FKB10
16FKB10
23FEB10
02MAR10

09M)r&10

16MAR1 0
23MARI 0

30MAR10

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CM L

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
2.00
1.00
1.00
1.00
2.00
1.00
1.00
1.00
2. DO

1.00
1.00
1.00
2.00
1.00
1.00

01DKC10
01DEC10
01DEC10
01DKC10
01DEC10
01DKC10
01DEC10
01DEC10
0 1DEC10
01DEC10
01DEC10
01DEC10
01DEC10
01DEC10
01DEC10
01DEC10
O'DEC10
01DEC10

7.5000
8.1000
8.0500
7.9500
7.85DO
7.7000
7.5000
7.4500
7.2000
7. 1500
6.8500
7.0000
6.3500
6.3000
5.9500
5.8000
5.8000
5.3500

0.6400
0.6400
0.6550
0.6500
0.6800
0.6500
0.6500
0.6600
0.6500
0.6500
0.6400
0.6300
0.5900
0 '800
0.5500
0.5300
0.5300
0.5100

0.1080
0.0670
0.0690
0.0760
0.0810
0.0920
0.1080
0.1120
0.1375
0.1420
D, 1800
0.1600
0.2670
0.2793
0.3640
0.4080
0.4080
0.5a70

(6, 400. 00)
(6, 400. 00)
(6, 550.00)

(13,200. 00)
(6, 800.00)
(6, 500.00)
(6, 500.00)

(13r200.00)
[6,500.00)
(6, 500.00)
(6, 400. 00)

(12, 600.00)
(5, 900.00)
(5, 800.00)
(5, 500.00)

(10, 600.00)
(5, 300.DO)

(5, 100.00)

1,
2.
1,
1,
1,
3
2

2.
3.
8,

5,

080.00
570.00
69D. QO

520.00
810.00
920.00
080.00
240. 00
375.00
420. 00
800.00
200.00
670.00
793.00
640.00
160.00
080.00
670.00

(5, 320.00)
[5, 730.00)
(5, 860.00)

!11,680.00)
(5, 990.00)
(5, 580.00)
(5,420. 00)

(1D, 960.00)
[5, 125.00)
(5, 080.00)
(4, 600.00)
(9, 400. 00)
(3,230.00)
(3, 007.00)
(lr 860.00)
(2, 440. 00)
(1,220. 00)

570.DO

22. 00 aplDEC10 (135, '(50.00) 43, 818.00 (91,932.00)

29DEC09

QSJAN10

12JAN10
19JAN10
26JAN(0
02FKB10
09FKB10
16FKB10
23FEB10
02MAR10

09MAR10

16MAR10

30MAR10

CALL

CALL

CAI L

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

01JAN11
01JRN11
01JAN11
01JAN11
01JANll
PIJAN11
01JANll
01JAN11
01JAN11
01JAI(11
01JANll
01JAN11
01J)rN1 1

8.1500
8.1000
7.8000
7.8000
7.5000
7.4500
7.1500
7.2500
6.6500
6.650D
6.2500
a. 0500
5.7500

0. 6950
0.6800
0.6700
0. 6700
0.6800
0.6600
0.6600
0.6600
0.6100
0.6000
0.5700
0.5550
0.5300

0.0990
0.1030
0.1260
0. 12ap
0.1569
0.1610
0.2000
0.1860
0.2860
0.2860
0.3790
0.4350
0.5330

(6, 950.00)
(6, 800.00)
(6, 700.00)
(6, 700.00)
(6, 800.00)
(6. 600.00)
(6, 600.00)
(6, 600.00)
(6, 100.00)
(6, 000.00)
(5, 700.00)
[5, 550.00)
(5, 300.00)

990.0D

1,030.00
1, 260.00
1, 260.00
1,569.00
1, 610.00
2, 000.00
1,860.00
2, 860.00
2, 860.00
3, 790.00
4, 350.00
5, 330.00

(5, 960.00)
[5,770.00)
(5, 440. 00)
(5r440. 00)
(5, 231.00)
(4, 990.0D)

(4, 600.00)
(4, 740.00)
(3, 240. 00)
(3, 140.00)
(1,910.00)
(1,200. 00)

30.00

13.00 aplJAN11 (82, 400. 00) 30, 769.00 (51,631.00)

02FKB1D
09FEB10
16FEB10
23FEB10
02MAR1 0
09MAR1 0
16MAR10

23MAR10

30)pr Rl 0

CALL

CALL

CALL

CALL

CALL

CAL L

Car L

CALL

CALL

1.00
1.00
2.00
1.00
2.00
1.00
1.00
2. 00
1.00

01FEB11
01FEBll
Ola Bll
01F Bll
01FEBll
01FKB11
01FEB11
01FEB11
01FEB11

7.6000
7.3000
7.3000
6.8500
6.7500
6.3500
6.1500
6.1700
5.8500

0.6500
0.6500
0.6600
0.5800
0.6000
0.5700
0.5500
0.5500
0.530D

0.1710
0.2070
0.2070
0.2780
0.2979
0.3840
0.4360
0.4379
0.52 )0

[6, 500.00)
(6, 500.00)

(13,200.00)
(5, 800.00)

(12, 000.00)
(5, 700 00)
(5, 500.00)

['-i 000 F 00)
(5, 300.00)

1,
2 r

2 ~

5,
3,
4,

5 ~

710.00
070.00
140.00
780.00
358.00
840. 00
360.00
758.00
270.00

(4, 790.00l
(4 430 ~ Qpl

(9, 060.00)
(3, 020.00)
(6, 042. 00)
(1,860.00)
(1,140.00)
(2, 242. 00)

(30.00)

12.00 aplFaB11 (71, 500.00) 38, 88a. pp (32, 614.00)

02MAR10

09MAR10

16MAR10

2 3MAR10

30MAR1 0

CALL

CALL

CALL

CALL

CALL

1.00
1.00
1.00
1.00
1.00

01MARll
01MAR11

01MAR11

01MAR1 1
0 IMAR11

6.7500
6.3500
6. 1000
6. 1800
5.8000

0.5800
0.5600
0.5550
0.5400
0.5200

0.3110
0.3920
0.4530
0.4285
0.5380

(5r800. 00)
(5, 600.00)
(5, 550.00)
(5, 400. DO)

(5, 200. 00)

3, 110.00
3, 920.00
4, 530.00
4, 285. 00
5, 380.00

(2, 690.00)
(1, 680.00)
(1, 020.00)
(1 115.00)

180.00

30(F10 CALL

5.00 *01MAR11

1.00 01APR11

1.00 aplAPR11

5.4500 0.4900 0.5030

(27, 550.00)

(4, 900.00)

(4, 900.00)

21,225. 00

5, 030.00

5, 030.00

(6, 325.00)

130.00

130.00

241.40 (1,316,530.00) 23'I, )64.90 (1,084, 7o5. 10&
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Trade Date PUT/C_L LOTS Month

......_..-. .=_=_= == .... ==:=_

01DEC09 CALL 1.00 01DECIO

08DEC09 CALL 1.00 01DECIO

15DEC09 CALL 1.00 01DECIO

22DEC09 CALL 2.00 01DEC10

29DEC09 CALL !.00 01DEC!0

05jAN10 CALL 1.00 01DEC10

12JAN10 CALL 1.00 01DEC10

19JAN10 CALL 2.00 01DEC10

26JAN10 CALL 1.00 01DEC10

02FEB10 CALL 1.00 01DEC10

09_ZBI0 CALL 1.00 01DEC10

16FEB10 CALL 2.00 01DECI0

23FEB10 CALL 1.00 01DEC!0

02MARl0 CALL 1.00 01DEC10

09M_10 CALL 1.00 0!DEC10

16MAR10 CALL 2.00 01DEC!0

23_'LARI0 CALL 1.00 0!DEC10

30MARl0 CALL !.00 01DEC10

22.00 _01DECIO

29DEC09 _KLL 1.00 01JANI1

05JAN10 CAJLL 1.00 01JAN11

12JAN10 CALL 1.00 01JAN11

19JAN10 CALL 1.0O 01JAXll

26J_/_i0 CALL 1.00 01JAN11

02FEBI0 CALL 1.00 01J2_WII

09FEBIO CALL 1.00 01JAN11

18FEBIO CALL 1.00 01JAN11

23FEBI0 CALL 1.00 01JAN11

02MAK!0 CALL 1.00 01JAN11

09MARl0 CALL 1.00 01J/LNII

16MARl0 CALL 1.00 01JANll

30MARIO CALL 1.00 01J_l!

13.00 *01JAN11

02FEB10 CALL 1.00 01FEBII

09FEB10 CALL 1.00 01FEB11

16FEBI0 CALL 2.00 01FEB11

23FEB10 CALL !.00 01FZBII

02MARl0 CALL 2.00 01FEB11

09MARI0 CALL 1.00 QIFEBII

16MARl0 C_L 1.00 0IFEBII

23MARl0 CALL 2.00 01FEB1!

30M__qI0 CALL 1.00 01FEB11

12.00 _01FEBll

02HARI0 CALL 1.00 01MARl1

09MARl0 CALL 1.00 01M/_II

16MARl0 CALL 1.00 01MAR!I

23MAP, IG CALL 1.00 01MAK!I

30MARl0 CALL 1.00 01MAR!I

5.00 *01MARl1

30_._ARI0 CALL !.00 01APRIl

1.00 *0!APRIl

241.40

OBE&GOPENPOSITION5 09APR10 11:02

Database: Zainet_MerantProd a/o 31MARl0

SCE&G Outstanding Positions

Strike Price T_ade Price Market Price Total Cost Current Value Mark to Market

=..... =_== .... =_===== ===_====_= == ..... _=_, .......... ..... _,, ..... . _ ..... =====:====_/=_

7.5000 0.6400 0.1080 (6,400.00) 1,080.00 (5,320.00)

8.1000 0.6400 0.0670 (6,400.00) 570.00 (5,730.00)

8.0500 0.6550 0.0690 (6,550.00) 690.00 (5,860.00)

7.9500 0.6600 0.0760 (13,200_00) 1,520.00 (ii,680.00)

7.8500 0.6800 0.0810 (6,800.00) 910.00 (5,990,00)

7.7000 0.6500 0.0920 (6,500.00) 920.00 (5,580.00)

7.5000 0.6500 0.1080 {6,500.00) 1,080.00 (5,420.00)

7.4500 0.6600 0.1120 {13,200.00) 2,240.00 (10,960.00)

7.2000 0.6500 0.1375 (6,500.00) 1,375.00 {5,!25.00}

7.1500 0.6500 0.1420 (6,500.00) 1,420.00 (5,080.00)

6.8500 0.6400 0.1800 (6,400.00) 1,800.00 (4,600.00)

7.0000 0.6300 0.1600 (12,600.00) 3,200.00 (9,400.00)

6.3500 0.5900 0.2670 (5,900.00) 2,670.00 (3,230.00)

6.3000 0.5800 0.2793 (5,800.00) 2,793.00 (3,007.00)

5.9500 0.5500 0.3640 (5,500.00} 3,640.00 (1,860.00)

5.8000 0.5300 0.4090 (I0,600.00} 8,160.00 [2,440.00)

5.8000 0.5300 0.4080 (5,300.00) 4,080.00 (1,220.00)

5.3500 0.5100 0.5670 (5,100.00) 5,670.00 570.00

(135,750.00) 43,818.00 (91,932.00)

8.1500 0.6950 0.0990 (6,950.00) 990.00 (5,960.00)

B.1000 0.6600 0.I030 (6,800.00) 1,030.00 (5,770.00)

7.8000 0.6700 0.1260 (6,700.00) 1,260.00 (5,440.00)

7.8000 0.6700 0.1260 (6,700.00) 1,250.00 (5,440.00)

7.5000 0.6800 0.1569 (6,800.00) 1,569.00 (5,231.00)

7.4500 0.6800 0.1610 (6,600.00) 1,610.00 (4,980.00)

7.!500 0.6600 0.2000 (6,600.00) 2,000.00 (4,600.00)

7.2500 0.6600 0.1860 (6,600.00) 1,860.00 (4,740.00)

6.6500 0.6100 0.2860 (6,100.00) 2,860.00 (3,240.00)

6.6500 0.6000 0.2860 (6,000.00) 2,860.00 (3,140.00)

6.2500 0.5700 0.3790 (5,700.00) 3,790.00 (1,910.00)

6.0500 0.5550 0.4350 (5,550.00) 4,350.00 (1,200.00)

5.7500 0.5300 0.5330 [5,300.00) 5,330.00 30.00

(82,400.00) 30,769.00 (51,631.00)

7.6000 0.6500 0.1710 (8,500.00} 1,710.00 [4,790.00)

7.3000 0.6500 0.2070 (6,500.00) 2,070.00 (4,430.00)

7.3000 0.6600 0.2070 (13,200.00) 4,140.00 (9,060.00}

6.8500 0.5800 0.2780 (5,800.00) 2,780.00 (3,020.00)

6.7500 0.6000 0.2979 (12,000.00) 5,958.00 (6,042.00)

5.3500 0.5700 0.3840 (5,700.00) 3,840.00 (1,860.00)

6.1500 0.5500 0.4360 (5,500.00) 4,360.00 (1,140.00)

6.1700 0.5500 0.4379 (!I,000.00) 8,758.00 (2,242.00)

5.8500 0.5300 0.5270 (5,300.00) 5,270.00 (30.00)

6.7500 0.5800 0.3110

6.3500 0.5600 0.3920

6._000 0.5550 0.4530

6.1800 0.5400 0.4285

5.8000 0.5200 0.5380

5.4500 0.4900 0.5030

(71,500.00) 38,886.00 (32,614.00)

(5,800.00) 3,110.00 (2,690.00)

(5,600.00) 3,920.00 (1,680.00)

(5,550.00) 4,530.00 (1,020.00)

(5,400.00) 4,285.00 (i,I15.00)

(5,200,00) 5,380.00 180.00

..........................................................

(27,550.00) 21,225.00 (8,325.00)

(4,900.00) 5,030.00 130.00

..........................................................

(4,900.00) 5,030.00 130.00

................. .........................................

(1,316,530.00) 23!,764.90 (I,084,765.10)


